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$\langle X\rangle$ ( ).
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2 $[\langle X_{t}^{2}\rangle\propto t^{\alpha}(\alpha>1)]$ . CTRW
( )
$\overline{\delta}(\triangle;t)\equiv\frac{1}{t-\triangle}\int_{0}^{t-\triangle}(X_{t’+\triangle}-X_{t’})dt’$, (3)









$\mathcal{F}(\tau)\equiv l^{\infty}f(\tau’)d\tau’\sim(\frac{\tau_{0}}{\tau})^{\beta} \tauarrow\infty$ (4)




$c=0$ $\beta<1$ $1<\beta<2$ 2
2 (MSD) $\langle X_{t}^{2}\rangle$ (MSD
) :





$T_{t}$ $[0, t]$ (
) MSD
$\langle X_{t}^{2}\rangle=4\langle T_{t}^{2}\rangle-4\langle T_{t}\rangle t+t^{2}$ (7)
$(c=0)1<\beta<2$ [9]
$\langle T_{t}\rangle \sim \frac{t}{2} (tarrow\infty)$ , (8)







$c\neq 0$ (3) 3.
(TAD)
$\overline{\delta}(\triangle;t)=\frac{1}{t-\Delta}\{\int_{t-\Delta}^{t}X_{t’}dt’-\int_{0}^{\Delta}X_{t}’dt’\}\cong\frac{X_{t}}{t}\triangle=(\frac{2T_{t}}{t}-1)\Delta$ (13)
3 2 (2) $\overline{\delta^{2}}(\Delta;t)arrow D_{\beta}\Delta^{2}(tarrow\infty)$
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$G(x)=G_{\alpha,\beta}(x)$ $[0,1]$ $\beta$ $c$ $0$ 1
$G_{\alpha,\beta}’(t)= \frac{a\sin\beta}{\pi}\frac{t^{\beta-1}(1-t)^{\beta-1}}{a^{2}t^{2\beta}+2at^{\beta}(1-t)^{\beta}\cos\pi\beta+(1-t)^{2\beta}}$ (17)
$a= \frac{1-\alpha}{\alpha}$ . (18)
(14) $\alpha=(c+1)/2$












4 ( ) [7].
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